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Title word cross-reference

1 ≤ r ≤ ∞ [GN11]. L [ZFY11]. β [RPF13]. D [SH15]. `0 [vdGB13]. `1
[JKNP12, BC11a, RWL10]. F [HPZ16]. g [MG11]. k [BCR10, GKM16]. Lr

[GN11]. L1 [HPŠ10a]. L2 [EI12]. L∞ [DKL12]. lp [LZ11]. Lq [FY10]. M
[CH10, DN11, EKS12]. n [CW12, Por12]. P [EJ10, CW12]. Q [DRZ12, LR14].
s [HW16a]. T [DMS12, DMS13a, DMG15]. T 2 [LS13]. U [LLBM+11]. V
[Zho14b].

-aggregation [DRZ12, LR14]. -concave [HW16a]. -error [DKL12].
-estimation [CH10]. -estimator [EKS12]. -likelihood [FY10]. -metrics
[GN11]. -model [RPF13]. -nearest [BCR10, GKM16]. -optimal
[DMS12, DMS13a, DMG15, SH15]. -penalized [BC11a, vdGB13]. -prior
[MG11]. -processes [LLBM+11]. -regularized [RWL10]. -statistic [LS13].
-statistics [Zho14b]. -theorem [DN11]. -values [EJ10].
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1/64 [Pho12]. 1D [SGA11].

2010 [Ste11].

34 [Fuh10, Jen10].

abundant [CFR12]. accounting [PP14]. Accuracy [JKNP12]. Accurate
[HQ11]. achieve [Dic11]. acting [DKZ13]. Active [NJ13, Han11]. activity
[ASJ11, Bul16, Tod15]. acyclic [CMKR12, ER14, HJY13, KMH14, vdGB13].
Adaptation [PR16, GZ16, Lep13]. Adaptive
[Arm15, CY12, CLX13, CL13b, CJ12, FFB14, FLRB13, JMR14, LS14, Lep15,
RBS10, Tib14, Ver10, dJvZ10, AZ12, Atc11, BCDD14, Bul13, CMW13, CLZ16,
Cas15, CCK14a, EL10, FMP11, Gho15, GRSP15, GL11, HWH13a, HWH13b,
HMV13, HN11, HRSH15, HH12, KX14, LM15, Nic15, Rou10, Rou15, Ste15,
SC16, SvdVvZ15a, SvdVvZ15b, TBK12, TLT16, WCT11, ZPH15, ZH10].
Addendum [KMH14]. additive [BPE14, FJR15, HHW10, JFF10, LMP10,
LMP12a, Ma12, MCLX15, SW16a, WLLC11, WXQL14, ZL11a]. Adjusted
[LC10, DHZ16, JW10]. adjustment [SB10]. affine [DS12]. against [CEL16].
Aggregation [GRSP15, DRZ12, DS12, LR14, Rig12]. agnostic [LV15].
algorithm [GRD13, JG12, JG13, KRS15, Yu10]. algorithms
[BCDD14, DR11, DMJ13, FMP11, KH11, Lia10, STRR15]. aligned [CW15].
allocation [CGM+13]. alternative [ZCX13]. alternatives
[ACCP11, CEL16]. Amplitude [PZ16]. analyses [Røy12]. analysis
[Bac11, BFT13, BL12, BCR10, BMBM15, BD11, CEL16, CLLW15, FLW16,
GMRZ15, JW10, JLP+16, Kat13, KLZ16, KS11, KMS12, LH10b, LJ10, Ma13,
Mül16, NC10, Nye11, PT13, PM16a, QP16, RBS10, RH12, SY12, SWDW11,
SC12, TS12, Wan11]. analytic [KH11]. Anisotropic [BPD14, Lep15]. Ann
[Fuh10, Jen10]. anomalous [ACCD11]. ANOVA [ACCP11, CZ10]. Answer
[Jia13]. Anti [CCK14a]. Anti-concentration [CCK14a]. application
[BLPZ15, BBFGD12, DN11, HKKM10, LSST16, LS10, MDO14, NC10, PR16,
Pho12, RBS10, RV11, ZPMX11]. applications [CJ11, CI11, CL13a, CQ10,
DSS11, HJY16, KR11b, LS13, ZHCC11, ZBY15, Zho14b]. applied [DH12a].
approach [BBTW11, BG10, CCG16, CHZ11, FLRB13, HW16b, HL13, JP13,
KX14, Lep13, Lep15, Pho12, Sch13, Yen11, YC10, ZPMX11, ZYFW14].
approaches [BD11]. approximate [CC11, FLM11]. Approximation
[DSS11, HW16a, Nor10, BCCZ13, CCK14b, DB16, FH14a, HPWW11, LLV16,
Lia10, Por12]. approximations [CCK13, FR13, KR11b]. arbitrary
[CL15a, EKS12]. argument [Jia13]. arithmetic [Pho12]. ARMA
[LXQ16, ZL11c]. armed [PR13]. array [HQ14, LKA10]. array-valued
[LKA10]. arrays [GX14, HT14, OR10, OB13, STY14]. article
[Ano10, Fuh10, Jen10]. assisted [KJF14]. associated [LX12]. association
[JLP+16]. assumption [URBY13]. asymmetric [FZ13]. Asymptotic
[Akr16, BCCZ13, BCFG11, CHI14, CGW15, DM12, GNZ10, HPWW11,
HA13, HH12, KF11, KV10, LLBM+11, MH14, MMB11, Mei11, OMH13,
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PJS10, QZ10, Rei11, RSZZ15, SH14, Wan13, XH12, Atc11, LX12, MDO14,
NS11, RS12, SC13, YFG13]. Asymptotically [CEKL15, Fel12, CR13, SC16].
Asymptotics [LMNP15, SW10a, SBK16, YLZ16, CS15, DMJ13, Li14, ZS13].
augmentation [KH11]. autocorrelation [HA13]. autocovariance [BB16b].
autoregressive [GRSP15, KPP11, WLCY14]. auxiliary [Efr13]. average
[YL11]. averages [DS11, JPV10]. averaging [Lia10, ZL11a].

back [MC15]. back-door [MC15]. Backfitting [LMP10, LMP12a]. balance
[MR12]. Balanced [RW10b]. band [WLCY14]. bandedness [QC12]. bandit
[PR13, PRCS16]. bands [CCK14a, GN10, HH13, HN11, Jir12]. Bandwidth
[CL15b, GL11, BPD14, CDH13, QC12, SW10a]. barriers [MW15]. based
[BB16a, CY11, CGT16, CZ15b, FH14a, HP10, HPV10, HQ14, IP11, LPZZ12,
NC10, Røy12, SvdAW14, SSGF13, Ste15, TBK12, XZ12, YFG13, YP15, YL11].
Batch [FJ10]. Batched [PRCS16]. Bayes
[BCFG11, BD11, CN14, LM12d, MG11, MH11, MGC10, SB10, YL14].
Bayes-optimality [BCFG11]. Bayesian [Cas15, Gho15, LM15, Nic15,
Rou15, SvdVvZ15b, Bac11, BFT13, BBFGD12, BD11, BD15, Cas14,
CSHvdV15, DMG15, GZ16, Joh13, Kat13, KvdVvZ11, LJ10, NH14, PBPD14,
RH12, RCL12, SvdVvZ15a, WM10, YH12, YD16, dJvZ10]. be [EW16].
behavior [PP14]. behaviour [BB16b]. benefit [HZ10]. Berkson [Sch13].
Bernstein [BK12, BG14, Bon11, CN13, CN14, CR15, RR12]. Best [BKM16].
Betas [Rou10]. between [DMS12, SS13]. beyond [DS11, Jia13, ZW16]. bi
[YLZ16]. bi-degree [YLZ16]. Bias [FdHM15]. biased [AZ12, CK15, MR10].
binary [Fry14, MPL15, Wan11]. bivariate [WZ12]. Blackwellization
[DR11]. block
[CY12, FdH15, GZ16, JKNP12, LR15, Lei16, SR15, ZZ16, ZLZ12].
block-sparse [JKNP12]. blockmodel [RCY11]. blockmodels
[BCCZ13, SB15]. Blumenthal [ASJ12]. Board [Ano16a, Ano16b]. Boosting
[EI12]. Bootstrap [ABFRB15, CH10, SZ15, BB15, CL13b, Che16, CCK13,
FR13, FLRB13, HH13, JP15, KP11, KPP11, RS12, SS11a, SBW10]. both
[XMW10]. bound [NS11]. boundaries [KRS15]. boundary [TBK12].
bounds
[AGL14, BJNP13, CGM+13, CI11, CHI13, CGS15, Lev15, LN11, TS12].
Bridging [ELL15]. Brownian [ASJ10]. bundled [DN11].

calculations [RV11]. calculus [Hua10b]. Calibrating [WKL13].
calibration [TW15]. CAM [BPE14]. can [EW16]. canonical
[GMRZ15, YP15]. Carlo
[Atc11, BDD10, CDO11, FJ10, FMP11, GRD13, MDO14]. case
[FH14b, KF11, KMS12, OMH14]. case-control [FH14b, KF11]. Cauchy
[PM16b]. Causal [BPE14, ZJS11, JBGWS13, TS12, URBY13]. cause
[VR12]. censored [DN11, GK12, Hua10b, SW12, SW16b]. censoring
[ACF12, Gro14]. Central [JY13, HQ14]. centrality [ELL15]. centroid
[HP10]. centroid-based [HP10]. cepstral [MH14]. chain
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[Atc11, BB16a, BDD10, CDO11, FJ10, FMP11, MDO14, Sad16, WR13].
chains [Bac11, BFT13, HW16b, LTG16, MDO14]. Change
[SS11a, CZ15b, Fry14, Jir15, KRD10, PT10, SBK16, XS13, ZYFW14].
Change-point [SS11a, CZ15b, Fry14, SBK16, XS13, ZYFW14]. changed
[Bel11]. changes [Bul14, VD15]. characteristic [Bel11]. characterization
[HT14]. Characterizing [EI12]. checking [EJ10]. Cheng [Fuh10, Jen10].
Chernoff [Li16a]. choice [BBFGD12, CDH13]. circulant [CK15]. class
[KLN12, KH11, LPS08, LP10]. classes [DS13, HJY13, LM12c, Lep15].
classical [JY13]. Classification
[BCDD14, GKM16, FJY13, FKLZ15, HJY16, NR12, Sam16, TSP13].
classifier [CDH13]. classifiers [HP10, Sam12]. clinical [AZ12, ZH10].
closed [Li13]. closed-form [Li13]. CLT [ZBY15]. cluster
[ACCD11, DR10, Ma12]. clustered [SW16b, Wan11]. clustering [CW14,
JY16, LR15, NC10, RW10a, RCY11, SB15, SWY15, SC12, SEC14, Ste15].
clusters [Wal10]. Co [CW14]. Co-clustering [CW14]. coalescent
[CMW14]. code [MT13, Pho12, ZPMX11]. coefficient
[CHL16, FR13, KLZ11, KP15, LMP12b, LXQ16, LKZ15, MCLX15, ZLK12].
coefficients [XMW10, YP15]. coherence [CJ11]. coin [AZ12, MR10].
collaborative [BCR10]. column [ZCX13]. column-wise [ZCX13].
combinatorial [ABBDL10]. comments [LK10]. common [BG10].
communication [Fel12]. Community
[ACV14, ACBL13, BCZ+15, CL15a, Jin15, LLV16, ZZ16, ZLZ12].
comparative [AZ12]. comparing [DS16]. Comparison [MDO14, KH11].
comparisons [ACCP11]. competing [BD13]. complementary [MT13].
Complete [DS13, KMS12, SR15]. completion [KLT11, Wan13].
component [FLW16, IP11, LZW10, LH10b, Ma13, SY12]. components
[BBTW11, BR13, HPV10, JW10, Nye11, WBS16]. composite
[Bel11, CL11, KX14, XZC12]. compressed [CJ11]. computation [XH12].
Computational [BD11, MW15, WLZ14, WBS16]. computationally
[CL15a]. compute [GRD13]. computer [HQ11, LBST10, TW15].
Computing [SH15, Yu10]. concave
[DSS11, FXZ14, HW16a, KM10b, LYL16, Zha10]. concentration
[CvdV12, CCK14a, HRSH15]. Conditional
[Jac10, Hua10a, Lee13, LJ11, Nor10, PR12, XZC12]. conditioning [Sad16].
conditions [CD12, Ler11]. cone [CCF14, SH15]. Confidence
[ABR10a, FLR+14, GN10, NvdG13, SHMD13, CLX13, CGM+13, CCK14a,
GJ15, HH13, HN11, Jir12, LK10, SZ15, Wan10, WLCY14, YL14].
configurations [RV11]. confounder [VS13]. conical [PJS10]. conical-hull
[PJS10]. connection [EW16]. consequences [YS12]. considering
[XMW10]. Consistency [CDO11, DMOvH11, LR15, MMNP15, MGC10,
SBV15, SR13, ZLZ12, BCZ+15, CH10, CD12, Jia13, LJ11]. consistent
[And10, TSP13]. constant [XMW10]. constraint [Cha14, LS14].
constraints [CLX13, El 10a, Fel12, SHMD13]. constructing
[CDH13, HH13, LBST10]. construction
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[CJ11, LK10, SLL11, SLQ14, Wan10]. Contents [Ano16c, Ano16d]. context
[CD12]. continuous [ASFJ10, CDO11, WCT11, ZJS11]. continuous-time
[ASFJ10, ZJS11]. contraction [Cas14, GZ15, GN11, PBPD14, YG16].
contributions [Che16, CF16, Del16]. control
[FH14b, GS10, KF11, Liu13, RW10b]. Controlling
[BC15, DR15, GHS14, PHW11]. Convergence [FMP11, Jan14, LZW10,
Mas13, Ngu13, RH12, WR13, XQB13, ANW12a, BSV14, CJ10, CZZ10, CZ12,
CLZ16, CLM16, CL13b, Gun12, Han11, LH10b, PS10, Rou10, WLZ14, Yu10].
convex [ANW12b, CS12, CPW12a, CPW12b, Cha14, GT12, Gun12, LM12b,
RZ12, SS11b, SW10b, Wai12, Yua12]. convex-transformed [SW10b]. Cook
[ZIC12]. Coordinate [CZC10]. Coordinate-independent [CZC10]. copula
[LHY+12, SvdAW14]. copulas [BV13, CEKL15]. corrected [ZLZ12].
Correction [BCZ+15, CL10, DR16, DG12, FXZ15, HWH13a, JW15, JG13,
LP10, LTTT14a, OB13, FdHM15]. correlated
[DPZ13, DPZ16, HJ10, JFF10, WXQL14]. correlation
[BLPZ15, FR13, GMRZ15, Hua10a, HJY16, LPZZ12, PY12, SR14, YP15].
correlations [ACBL12]. count [BB15]. countably [SSK14].
Counterfactual [Røy12]. counting [MH13]. Coupling [Cha15b].
Covariance [CXW13, JP15, XW12, BPZ15, CZZ10, CJ11, CY12, CZ12,
CW12, FLM11, FRW15, JPSZ10, KR11a, Lam16, LW12a, LC12, LW13,
PBPD14, QC12, XQB13, ZPW13, ZL11b, ZBY15]. Covariate
[JW10, KJF14, DHZ16, HH12, MR12]. covariate-adaptive [HH12].
covariate-adjusted [DHZ16]. covariates [AZ12, JFF10, MCLX15, MRS12,
PR13, Sch13, SW12, Wan11, WXQL14, ZJS11]. covariation [BHMR14].
coverage
[Cas15, Gao13, Gho15, LM15, Nic15, Rou15, SvdVvZ15a, SvdVvZ15b]. Cox
[BFJ11, DML10, HSY+13, QWW16]. Cramér [CSWX16, LS10, LS13].
Cramér-type [LS10, CSWX16]. credible
[Cas15, Gho15, LM15, Nic15, Rou15, SvdVvZ15a, SvdVvZ15b, YG16].
Criteria [BBFGD12, AL11, HYS15]. criterion
[ATHW12, CHI14, FDD12, MC15, ZL11a]. criticism
[ACCP11, HJ10, ZCX13]. cross [BD14, XH12]. cross-over [BD14].
cross-validation [XH12]. crossover [Zhe13a, Zhe13b]. current
[GJW10, TBK12, WZ12]. curve [BYZ10]. curves
[BG10, BG13, DS16, KF11, Zho10].

DAG [MW16]. data [ASJ10, BL14, BLN15, BS14, BJNP13, CY11, CDH13,
CZ10, CQ10, CM12, CLLW15, CHLP14, CHL16, CW14, CGC11, DH12a,
DH12b, DN11, ELL15, ER14, FFN10, FH14a, FH14b, GK12, HP10, HWH13a,
HWH13b, HK10, JW10, JW11, JYW14, JW15, JKL12, KLZ16, KH11,
KLJ15, KV10, Lee13, Ler11, LH10a, LH10b, LW12b, Loh15, MB15, MY10,
Mül16, OMH13, PM16a, Sam16, SWDW11, SW12, SW16b, TBK12, WZ10,
Wan11, WXQL14, WZ12, YP15, ZFY11, ZW16, ZCL16, ZPH15]. Deciding
[LH10a]. decision [PHW11]. decomposable [KR11a]. Decomposition
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[BB10, ANW12b]. deconvolution
[BG10, DGJ11, Del16, GPPVW12, HKKM10, KNP11, LN11, PS10, SHMD13].
Defining [DH10]. definition [VS13]. degree [BCL11, YLZ16, ZLZ12].
degree-corrected [ZLZ12]. Degrees [TT12a, SBK16]. delivers [JJ12].
Delta [GZ11]. demographic [BS14]. denoising [DG14b]. dense
[ACV14, ZW16]. densities [HW16a, LPS08, LP10, Nor10, SW10b]. Density
[ASW13, AS11, ACF12, BGK10, CJ10, CL13c, CGW15, DH10, GN10, GL11,
GNZ10, HKKM10, JPSZ10, KM10b, LMNP15, Lep13, Ler11, Li13, MJ15,
PR16, PM16a, RW10a, RR12, Rou10, RCL12, SW10a, Ste15]. density-based
[Ste15]. Density-sensitive [ASW13]. dependence [BDV11, BSV14,
CSWX16, Chi11, EKS12, Lah10, LLBM+11, MMB11, ZCX13]. dependent
[HK10]. depending [Efr13]. depth [ELL15, HPŠ10a]. derivative [ABT11].
Descartes [BS14]. design [AZ12, DPZ13, PP14, SS11a, SD12]. designs
[AZ12, BD14, BD13, CK15, DM11, DMS12, DS13, DMS13a, DG14a, DMG15,
DS16, DPZ16, HQ14, HYS15, LZA15, LBST10, MT13, Pho12, SH15, SR15,
SLL11, SLQ14, TXL12, YS12, Yu10, ZPMX11, Zhe13a, Zhe13b, Zhe15].
Detecting [VD15, HJ10, PT10, STY14]. Detection [ACCD11, ACBL12,
ACBL13, ACV14, BR13, BCZ+15, CL15a, CW15, CZ15b, Fry14, ISS12,
Jin15, LLV16, MW15, OMH14, SGA11, Wal10, XS13, ZZ16, ZLZ12].
deterministic [SD12]. Deviation [DRZ12, LS10, LS13]. deviations
[CSWX16, GZ11, Gao13]. diagram [JJ12]. diagrams [FLR+14].
dichotomous [VR12]. dictionaries [Pen16, WCT11]. difference
[LK10, Wan10]. differentiable [HYS15]. differential [PL11, QZ10, XMW10].
diffusing [NH14]. diffusion [BGK10, CC11, Li13, ZL11b]. diffusions
[MS10b]. digital [Dic11]. dimension [ABR10a, ABR10b, BL12, BR13,
CZC10, FKLX15, JP15, Jir15, KX14, LLC13, LH10a, LKA10, LAL11, LLY14,
MZ13, MGC10, OMH14, SW16a, WKL13, YL11, ZPW13]. dimensional
[ANW12a, ATHW12, BLPZ15, BM15, BC11a, BB16b, BJNP13, BPE14,
BSW11, BSW12, CLR16, CQ10, CXW13, CHLP14, CCK13, CMKR12, CFR12,
FLM11, FKLZ15, GKM16, Gol10, HP10, HWH13a, HWH13b, HMLZ11, JJ12,
JY13, JLP+16, KP15, KS11, KV10, LY12, LW12a, LZW10, Lee13, LH10a,
LC12, LKZ15, LHY+12, LW12b, MCLX15, MPL15, NW11, OWJ11, OMH13,
QC12, RWL10, RT11b, RCY11, Sam16, SWDW11, SD12, TWZ13, VV10,
XQB13, XZ12, YP15, Zha13, ZLLW13, ZL11b, ZPH15, ZBY15, ZCX13].
dimensionality [BYZ10, BFJ11, CD12, El 10a, FS10, Lv13]. dimensions
[ANW12b, EKS12, FL14, LM12a, VL13, YT15]. directed
[CMKR12, DP13, ER14, HJY13, KMH14, YLZ16, vdGB13]. direction
[Akr16]. directional [PJS10]. directions [MW16]. Dirichlet [KGC10].
discovery [BC15, DR15, GHS14, Liu13, NR12, PHW11, RV11, WR13].
discrete [CDH13, DLP12, ER14, Khm13, LM12d, LW13, MW16, ZJS11].
discretely [ASJ12, BG13, CY11]. discretized [JPV10]. discriminant
[SWDW11]. Discriminating [Li16a, BD13, DMS13a, DMG15].
discrimination [DMS12, Huc11]. Discussion
[BMvdG14, BB14, CY14, CS12, Cas15, FK14, Gho15, GT12, KM10c, LM12b,
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LM15, LZ14, Nic15, RZ12, Rou15, SZ10, Wai12, Was14, Wei10, Yua12].
discussions [SvdVvZ15b]. dissimilarities [SR14]. distance
[Li16a, SSGF13, SR14, ZIC12]. distance-based [SSGF13]. distribution
[CEKL15, CL13b, DGJ11, DH10, DKL12, Khm13, PJS10, PT10, WLCY14,
WZ12, XQB13]. distribution-free [CEKL15]. distributions
[BCL11, DP13, Des15, DSS11, GN11, HKKR11, JY13, KR11a, Khm13, Lee13,
Rou10, XKB16]. divergences [HW16a]. divergent [ZPW13]. diverging
[Wan11, WXQL14]. Do [KNV15]. does [Ste11]. domain [BLN15, KP11].
Dominating [SSK14]. door [MC15]. doubly [AZ12, SW16b].
doubly-censored [SW16b]. driven [Mas13]. dropout [Zhe13b]. Dynamic
[Bow10, SYZL14]. dynamical [MMNP15]. dynamics [MY10].

E-optimal [DG14a]. Edge [PY12]. edges [PJS10]. Edgeworth [Lah10].
Editor [LK10]. Editorial [Ano16a, Ano16b, Li16b]. effect [Ste11]. effective
[LH10a]. Effects [Chi11, BL14, CJ10, El 10a, FL12, KGC10, MB15].
Efficiency [TS12, BHMR14, HL13, QZ10, STRR15]. Efficient
[AV13, Ano10, CHL16, FH14b, Fuh06, Fuh10, JR13, JT14, Jen10, MZ13,
TW15, Vim10, DN11, FL16, IP11, KLZ11, LLY14, PO10, SvdAW14, SW16b,
WLCY14, XH12, YL14]. EFM [CHZ11]. Efron [MR10]. eigenvalue
[BPZ15, HPZ16, Lam16]. eigenvalue-regularized [Lam16]. eigenvector
[XQB13]. eighth [ZPMX11]. elicitability [FZ16]. Empirical
[BJL15, BSV14, KM10a, MY10, TW13, BLN15, BD11, CL08, CL10, CTW13,
CTW16, CCK14b, CL15b, DR10, ELL15, KF11, LM12a, LC10, NBL13, SB10,
XQB13, YH12, YL14]. empirical-Bayes [SB10]. emulators [HQ11].
encounter [PM16b]. Endogeneity [FL14]. enhanced [PHW11]. ensemble
[YL11]. entropy [Kol11]. envelope [LM12c]. epi [BSV14]. epi- [BSV14].
equation [DFS11, FDD12, XMW10]. equations [Ma12, PL11, QZ10].
Equivalence [SSGF13, GNZ10, HJY13, Mei11, Rei11, SH14, Wan13].
equivalency [PS10]. ergodic [Mas13]. ergodicity [JG12, JG13]. Erich
[Roj11, vZ11]. error
[Dic11, GS10, NS11, PHW11, RW10b, WLCY14, XMW10, DKL12]. errors
[CHI13, DPZ16, FR13, JMR14, LXQ16, Sch13, TWZ13]. estimate [JPSZ10].
estimates [MS10b]. Estimating [BHMR14, BJR16, Bul14, CLZ16, CD13,
CFR12, Loh15, BGvZ12, CJ10, HJY16, Ma12, TBM11]. Estimation
[Ano10, ABT11, CEdH11, CGC11, DGT16, DPZ12, FRW15, Fuh10, GL12,
Jen10, JFF10, Kat12, KGC10, LXQ16, LYW+11, LTG16, LLLT10, MCLX15,
Muk16, NW11, RT11b, SD12, WXZC10, WLLC11, WXQL14, ATHW12,
AS11, BM15, BCW14, Bel10, Bel11, BF12, BPD14, BG10, BGK10, Bul16,
BSW12, CZZ10, CY11, CL11, CY12, CZ12, CMW13, CLZ16, CC11, Cha15a,
CXW13, CH10, CHL16, CF16, CW12, CZW11, DN11, DM12, EL10, FFN10,
FLM11, FXZ14, FL16, Fel12, FY10, FR12, Fuh06, GMRZ15, GLZ15,
GPPVW12, GPPVW14, GN10, GL11, GNZ10, GJW10, Gun12, HKKR11,
HW16a, HW16b, HR11, HKKM10, Jac10, JR13, JT14, JP15, JY11, JMR14,
KLZ11, KJF14, KM10b, Kol11, KR13, LW12a, LLC13, Lep13, LS14, Lep15,
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Ler11, Li13, Liu13, LW13, MZ13, MMNP15, MJ15, PL11, QZ10, QP16].
estimation [QC12, QWW16, RSZZ15, RBS10, RT11a, RPF13, Rou10,
RCL12, SW13, SW10a, SY12, SvdAW14, SS11b, SW10b, Spo12, SW16b,
TWZ13, Tib14, Tod15, Uhl12, Ver10, Vim10, VL13, WZ10, WLCY14, WBS16,
WZ12, XW12, XKB16, XMW10, XZC12, XZ12, ZW15, ZL11b, Zho14a].
estimations [CL13c]. estimator
[DMOvH11, EKS12, Gao13, HMLZ11, Jan14, Lam16, PO10, SBW10, Zha13].
estimators [ACF12, Atc11, BDV11, BSW11, CL13b, DS12, DKL12, FdH15,
FJ10, GZ11, Gro14, JT15, Jir12, LPS08, LP10, LN11, PJS10, YL11, ZL11c].
Evaluating [LGS11]. Exact
[CR13, LSST16, MR10, MH13, MJ15, RV11, GZ16, SH15]. exchangeable
[CW14]. expansions [Lah10, Li13, WCT11]. experimental [CK15].
experiments [AGL14, BB16a, BB10, HQ11, LBST10, MR12]. Exponential
[RT11a, BCZ10, CD13, DPZ12, Muk16, SR13, YLZ16, ZL11c]. exposures
[VR12]. expression [LS10, NC10]. extension [YS12]. exterior [ABT11].
extreme [BDV11, CEdH11, ELL15, FdH15]. extreme-value [BDV11].
extremes [FdHM15]. extremity [ELL15].

Factor [KS11, LY12, BL12, FLM11, FLW16, PBPD14]. factorial [TXL12].
factors [LY12, LM12d, MG11, MGC10]. fails [BSV14]. faithfulness
[URBY13]. false [BC15, DR15, GHS14, Liu13, NR12, PHW11, RV11].
families [BCZ10, DPZ12, Muk16]. family [PHW11, XKB16]. family-wise
[PHW11]. familywise [GS10]. Fast [ANW12a, Jin15, SS13, Wal10].
favorable [RV11]. FDR [ZFY11]. feasible [CL15a]. feature
[CTW13, CTW16]. features [BB15, SHMD13]. Fiducial [TL13, CH12].
field [KLN12, Loh15]. fields [AST12, And10, LX12, Mas13, MH14, Ver10].
filament [QP16]. filling [HQ14, SLQ14]. filter [MZ15]. filtering
[IBAK11, Tib14]. filters [CL13a, WL14]. financial [JKL12, WZ10]. finite
[ASJ11, BYZ10, GKM16, Lv13, Ngu13, QZ10, Spo12]. finite-sample [QZ10].
first [Akr16, DS11, JPSZ10]. Fisher [CI11]. fit
[CEKL15, KLN12, Lei16, VV10]. Fixed [KRS15, ZS13, MH13, ZPW13].
fixed-margin [MH13]. Fixed-smoothing [ZS13]. Flexible
[LMP12b, LBST10]. flow [CLM16]. fMRI [CK15]. Focused [ZL11a]. folded
[FXZ14, LYL16]. folding [LKA10]. forecasting [GRSP15, LMNP15].
forecasts [LGS11, SSK14]. forests [SBV15]. form [Li13]. forms [AW12].
formula [AST12, TLT16]. Formulation [LLC13]. Fourier [PT13]. Fractals
[MS10a]. fractional [Bel10, HR11, SH14, TXL12]. fractions
[Pho12, ZPMX11]. frailty [SW16b]. framework [ZCL16]. Fréchet [BG13].
free [CEKL15, HWH13a, HWH13b, Khm13, MZ15]. freedom [TT12a].
frequency
[ASJ10, BLN15, CEL16, CGC11, JKL12, KP11, KLJ15, Mas13, WZ10].
Frequentist [Cas15, Gho15, LM15, Nic15, Rou15, SvdVvZ15a, SvdVvZ15b].
Fuh [Jen10]. full [BD14, TW13]. Fully [MG11, Ste15]. function
[Arm15, BGvZ12, Bel11, BPD14, BDV11, CY11, CL13c, CF16, HL13, JMR14,
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PT13, SS11b, TBM11, WZ12]. Functional [FJR15, JW11, KPS16, PM16a,
AW12, BBTW11, CY11, CL11, CDH13, CHM11, CM12, CJ12, DH12a,
DPZ12, HMV13, HK10, JW10, JMW15, Kat12, Lep15, LH10a, LH10b,
LLY14, MS10a, Mei11, Mül16, PS10, QWW16, SC15, YC10, ZW16, ZLK12].
functional/longitudinal [LH10b]. functionals
[CR15, DR10, FRW15, JR13, Jan14, RR12]. functions [BSV14, CLX13,
DGJ11, DH10, GJ15, Gun12, HH13, JPSZ10, LX12, PHW11, PM16a].
Further [GHS14]. Fused [JMW15, MZ15].

Gamma [NC10]. Gamma-based [NC10]. GARCH [FZ13, ZL11c].
GARCH/IGARCH [ZL11c]. Garza [DM11, Yan10]. Gaussian
[AST12, And10, BPD14, Bon11, CN13, CCK13, CCK14b, DKZ13, FJY13,
FL16, GL12, GNZ10, HPWW11, HR11, KvdVvZ11, KMH14, LHY+12, LX12,
Liu13, Loh15, Mas13, MJ15, PO10, RSZZ15, RCL12, SvdAW14, STD10,
Uhl12, Ver10, VV10]. GEE [CLLW15, Wan11]. Gemini [Zho14a]. gene
[CQ10, LS10, NC10]. gene-expression [NC10]. gene-set [CQ10]. General
[LM12c, VR12, BPZ15, CLR16, CL13a, CH10, DPZ12, DMOvH11, GKM16,
HQ14, JL14, LLC13, RH12, Yu10]. generalised [LKZ15]. Generalized
[CH12, GX14, LW13, RW10a, CHI14, FS10, JMW15, LMP12b, Ma12, MCLX15,
MC15, MG11, QZ10, Rig12, RW10b, SC15, TT11, WLLC11, WXQL14, ZL11a].
generated [MRS12]. generic [FDD12]. genewise [FFN10]. genome
[JLP+16, RBS10]. genome-wide [JLP+16]. genomic [BS14, WR13].
geodesic [Huc11]. Geometric [CLR16, JG12, JG13, LZ11, SC12].
Geometry [SvdAW14, Uhl12, URBY13, HW16b, LM12d, SWY15].
geostatistical [CHI14]. geostatistics [CZW11]. Getoor [ASJ12]. Gibbs
[RH12]. glimpse [Roj11]. GLMM [Jia13]. Global
[ACCP11, CEL16, DFS11, LYL16, LN11, ZL11c, ANW12a, LS13, PP14, SC13].
Globally [MS10b, ZPH15]. Goodness [KLN12, VV10, CEKL15, Lei16].
Goodness-of-fit [VV10, CEKL15, Lei16]. gradient [ANW12a, CL15b].
gradual [VD15]. Graph
[CZ15b, EW16, Zho14a, BD15, CD13, KR11a, SR13, YLZ16]. Graph-based
[CZ15b]. graphic [FJY13]. graphical [AV13, CS12, CPW12a, CPW12b,
DKZ13, FL16, GL12, GT12, KMH14, LM12b, LHY+12, Liu13, LW13, RZ12,
RSZZ15, Røy12, STD10, Uhl12, Wai12, XZ12, Yua12]. graphon [GLZ15].
graphs [Bow10, CMKR12, ER14, HJY13, KR13, Sad16, TSP13, vdGB13].
greater [CW12]. greedy [DRZ12]. Grenander [DKL12, Jan14, SBW10].
Grenander-type [DKL12]. grid [TBK12]. group
[DH12b, HZ10, LPvdGT11]. Groups [DKZ13]. grows [MGC10]. growth
[Huc11]. guaranteed [GRD13]. guarantees
[AV13, JKNP12, LW12b, QM11].

Half [FDD12]. Half-trek [FDD12]. halfspace [HPŠ10a]. Hall
[Che16, CF16, Del16, Mül16, Sam16]. Harris [LTG16]. Hastings [DR11].
Hausdorff [GPPVW12]. Hawkes [RBS10]. Haystack [CvdV12]. hazards
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[BFJ11]. heavy [BJL15]. heavy-tailed [BJL15]. Hermite [CL11].
heterogeneous [HWH13a, HWH13b, ZCL16]. heuristic [DR15]. hidden
[CL13a, Chi11, DMOvH11, DM12]. hierarchical [BTT13, HA13, LM12d].
High
[ATHW12, El 10a, FLM11, LHY+12, LW12b, RWL10, ZLLW13, ANW12a,
ANW12b, ASJ10, ABR10a, ABR10b, BL12, BM15, BC11a, BR13, BB16b,
BJNP13, BPE14, BSW11, BSW12, CLR16, CQ10, CXW13, CHLP14, CCK13,
CMKR12, CD12, CGC11, CFR12, FL14, FKLZ15, Gol10, HP10, HWH13a,
HWH13b, HMLZ11, JJ12, JY13, JLP+16, JKL12, Jir15, KP15, KS11, KLJ15,
KV10, LM12a, LY12, LZW10, Lee13, LH10a, LC12, LKZ15, LC10, Lv13,
MCLX15, Mas13, MPL15, NW11, OWJ11, OMH13, OMH14, QC12, RT11b,
RCY11, Sam16, SWDW11, SD12, SW16a, TWZ13, VV10, VL13, WZ10,
WKL13, XZ12, YP15, YT15, Zha13, ZL11b, ZPH15, ZBY15, ZCX13].
High-dimensional [ATHW12, FLM11, LHY+12, LW12b, RWL10, ZLLW13,
ANW12a, BM15, BC11a, BJNP13, BPE14, BSW11, BSW12, CLR16, CQ10,
CXW13, CCK13, CMKR12, CFR12, FKLZ15, Gol10, HP10, HWH13a,
HWH13b, HMLZ11, JJ12, JY13, JLP+16, KP15, KS11, KV10, LY12, LZW10,
Lee13, LH10a, LC12, MCLX15, MPL15, NW11, OWJ11, OMH13, QC12,
RT11b, RCY11, Sam16, SD12, TWZ13, VV10, XZ12, Zha13, ZBY15, ZCX13].
High-dimensionality [El 10a]. high-frequency
[ASJ10, JKL12, KLJ15, WZ10]. high-order [LC10]. Higher
[Dic11, FZ16, ACCP11, CL13b, HJ10, Loh15, ZCX13]. higher-order [Loh15].
highest [SW10a]. highly [JFF10]. Hilbert [AW12, Lev15, PM16a, YC10].
hold [Ste11]. homogeneous [DH12b]. honest [CCK14a]. Hotelling [LS13].
hull [PJS10]. hybrid [TBM11]. hyperbolic [HKKM10]. hypographs
[BSV14]. hypotheses [CL11, NS11]. Hypothesis
[MPL15, ASFJ10, Li14, NJ13, SSGF13, ZBY15].

identifiability [BS14, DFS11, FDD12]. identification [CHLP14, KLZ16].
Identifying [ASJ12, BYZ10, YS12]. IGARCH [ZL11c]. II [ABR10b]. II.
[BB10]. ill [ISS12, Pen16]. ill-posed [ISS12, Pen16]. image [AL11]. imaging
[ZFY11]. imbalanced [FH14b]. Immigrated [ZHCC11]. Impact
[JY16, KPS16, MS10a]. Impacts [Lv13]. impedance [HKKM10]. imperfect
[TW15]. importance [EL10]. improper [MH11, RH12]. improve [MR12].
Improved [CW12]. in-sample [LMNP15]. Inconsistency [SBW10].
increasing [Bon11, JP15, YLZ16]. Independence [YP15, ABFRB15, Bow10,
CTW13, CTW16, CHLP14, FS10, Hua10a, Lep13, Røy12]. Independent
[SY12, CZC10, IP11]. index [CHM11, CLLW15, CHZ11, DGT16, DZ14,
JW11, JL14, JMW15, LS14, LYW+11, LLLT10, LY11, MH16, WXZC10].
indices [ASJ12]. individualized [QM11]. inequalities
[DS12, GL11, Gol10, HSY+13, LM12c, LPvdGT11]. inequality [LJ10].
Inference
[FZ13, KRD10, LY12, MH16, TLT16, ZW12, Zho14b, ASW13, Bel11, BBB+13,
BV13, CLR16, CGT16, CH12, DP13, FH14a, HPWW11, HN11, HBT16,
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Huc11, IP11, KV10, LSST16, LV15, LW10, LPvdGT11, LvdL16, MCLX15,
Rei11, SC13, SC15, TBK12, TL13, URBY13, WM10, ZJS11, Zho10, dJvZ10].
infinite [ASJ11, CGT16, JT14, Ngu13]. infinite-variance [CGT16].
influence [ZLLW13]. influences [JBGWS13]. Information
[HW16b, AL11, CI11, CHI14, El 10b, KNV15, LPS08, LP10, ZL11a].
inhomogeneous [MDO14, MB15, Pen13]. Innovated
[FKLZ15, FL16, HJ10]. instances [Zho14a]. instrumental [Kat13]. integer
[SH15]. integrals [JY11]. integrands [Dic11]. integrated
[DGT16, JT14, ZL11b]. interacting [BDD10, FMP11]. interaction
[BD14, FKLZ15]. interactions [BTT13, MCLX15, VR12]. interactive
[BL14]. interest [LLY14]. interference [LZA15, Zhe15]. intermediate
[RCL12]. Intermittent [BMBM15]. interval
[CGC11, Gro14, LK10, Wan10, YL14]. intervals [CLX13, GJ15]. Intrinsic
[Huc11, HBT16]. Introduction [BC11b]. Invariant [EJ10, Vim10]. Inverse
[JYW14, JW15, CLR16, ISS12, JL14, KM10a, KvdVvZ11, Mei11, Pen13,
TBM11]. inverses [LW13]. irregularly [BLN15, Loh15]. Ising
[ATHW12, RWL10, XZC12]. isotonic [CGS15]. Itô [TWZ13]. Iterated
[IBAK11]. iterative [Ma13].

Joint [BSW12, CS15, WZ12]. Jump
[Tod15, Bul16, CMW14, JKL12, KLJ15, TT12b]. jumps [ASJ11, JT14].

Kac [TLT16]. Kernel [Atc11, BGK10, AW12, ACF12, CL15b, El 10b, GL11,
JMW15, El 10c, KY10, MN10, SS13, YC10]. kernel-spline [JMW15].
kernelized [SWY15]. kernels [KR13, WCT11]. kinematic [AST12]. kinetic
[Bow10]. knockoffs [BC15]. Kolmogorov [MZ15]. Kullback
[CGM+13, Rig12].

Laplace [TT12b]. Laplacian [EW16, HMLZ11]. Large
[ACF12, BB16b, ACBL13, BLPZ15, CJ10, CKW+16, DB16, FL16, GZ11,
HQ11, HJY16, LW12a, Ma12, MB15, RSZZ15, XQB13, ZFY11].
large-dimensional [LW12a]. Large-sample [ACF12]. large-scale
[CJ10, CKW+16, HQ11, MB15, ZFY11]. largest [BPZ15, HPZ16]. Lasso
[LTTT14a, BTT13, BMvdG14, BB14, CY14, FK14, HSY+13, LSST16,
LTTT14b, LTTT14c, LZ14, TT11, TT12a, Was14, CL13b, BCW14]. Latent
[CS12, CPW12a, CPW12b, GT12, LM12b, RZ12, Wai12, Yua12, AV13,
BJR16, CMKR12, Ngu13, TSP13]. latent-structure [BJR16]. law
[HPZ16, LAP15]. laws [BD15, CJ11]. leaf [Huc11]. Learning [AV13,
CMKR12, DRZ12, GK12, Han11, KY10, LR14, LYL16, MN10, SS13, WLZ14].
Least [BM14, AC11, Cha14, DH12a, Jac10, RV11, SS11b]. leave [XH12].
leave-subject-out [XH12]. Lecture [Ste11]. left [SW12]. left-truncated
[SW12]. Lehmann [BC11b, Roj11, vZ11]. Leibler [CGM+13, Rig12]. lens
[BKM16]. Leo [Roj11]. Letter [LK10]. level [STY14, SLL11]. Lévy
[Bel10, Bel11, BV13, Bul14, CGC11, Mas13, PM16b, WCT11]. life [Roj11].
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like [KR11b]. Likelihood
[Ano10, Fuh10, Jen10, TBK12, ACBL13, BLN15, BCCZ13, CC11, CTW13,
CTW16, CZW11, DMOvH11, DM12, FY10, FR12, Fuh06, GJW10, Gro14,
HR11, JY13, KR11b, LM12a, Li13, LC10, Mas13, MMNP15, NBL13, SW13,
SY12, TW13, Uhl12, XZC12, YFG13, YH12, ZL11c, ZYFW14, vdGB13].
lilkelihood [RPF13]. Limit [DR10, JPV10, DKL12, HQ14, JY13, KNV15].
Limiting [CJ11]. linear [AC11, CLR16, CSHvdV15, CGT16, CLLW15,
CS15, CH12, CJ12, DP13, DPZ13, DN11, DGT16, DFS11, El 10a, FS10,
FL12, FR12, FDD12, GRSP15, Gol10, HMV13, Jan14, JP15, JMW15, KLZ11,
Kat12, KPS16, LYW+11, LAL11, LLLT10, LAP15, Ma12, MS10a, Mei11,
Pen13, Pen16, Rig12, RR12, RH12, SC15, SWDW11, SD12, SW16a, VV10,
WXZC10, WLLC11, WXQL14, YC10, ZL11a, Zha13, ZCL16, ZBY15]. link
[CHM11]. Local [ATHW12, BHMR14, CTW16, EG12, FH14b, HBT16, SC13,
DLP12, PDL12, Røy12, SGA11, YFG13, ZL11c]. Localized [KNP11].
locally [DM11, HYS15, PO10, Vog12, VD15, YS12]. location
[BGvZ12, Des15, dJvZ10]. location-scale [Des15, dJvZ10]. log
[Des15, DSS11, FR12]. log-concave [DSS11]. log-linear [FR12].
log-regularly [Des15]. logistic [RWL10]. loglinear [LM12d]. long
[CL08, CL10, CHI13, CGC11, LLBM+11, PO10, RCL12]. long-memory
[CHI13, PO10]. long-range [LLBM+11]. longitudinal [CZ10, CLLW15,
CHLP14, CHL16, JW10, JW11, JYW14, JW15, LH10b, MY10, SW12].
longitudinal/clustered [CHL16]. loopy [AV13]. loss
[GPPVW12, HL13, Lep13]. losses [BJL15]. Low
[KR13, FH14a, Kol11, KLT11, LLV16, Lee13, NW11, RT11b].
low-dimensional [Lee13]. low-rank
[FH14a, Kol11, KLT11, LLV16, NW11, RT11b]. lowest [PR16]. LWF [Sad16].

machines [LAL11]. made [EW16]. main [Del16]. majorization [Yen11].
Manifold [GPPVW12, CM12, YD16]. manifolds [ABT11]. many [SSK14].
Marcenko [LAP15]. margin [MH13]. Marginal
[CTW13, CTW16, STRR15]. Marginalization [Sad16]. Markov
[ASFJ10, Atc11, Bac11, BFT13, BDD10, BD15, CL13a, CDO11, CMW14,
Chi11, DMOvH11, DM12, FJ10, FMP11, HW16b, HJY13, KLN12, LTG16,
MDO14, WR13]. Markovian [ER14]. Markowitz [El 10a]. massive
[PBPD14, ZCL16]. matrices
[BPZ15, BB16b, BSW11, BSW12, CJ11, DMO08, DG12, El 10b, FRW15,
HPZ16, HJY16, JPSZ10, El 10c, LW12a, LC12, LW13, MH13, NW11,
PBPD14, PY12, QC12, RT11b, SD12, ZL11b, ZBY15]. Matrix
[CZ15a, Cha15a, ANW12b, BLPZ15, BHMR14, CZZ10, CY12, CZ12, CLZ16,
CXW13, DG14b, FLM11, FH14a, JP15, Kol11, KLT11, Lam16, LKA10,
RT10, TWZ13, WZ10, Wan13, XQB13, XW12, ZPW13, Zho14a]. matrix-
[LKA10]. maxima [CCK13, FdH15, SGA11]. maximal [Hua10a]. Maximin
[MB15]. Maximum [FY10, FR12, GJW10, Gro14, Li13, RPF13, BGvZ12,
BCCZ13, CC11, CZW11, DMOvH11, DM12, HR11, LS10, MMNP15, SY12,
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Uhl12, ZL11c, ZYFW14, vdGB13]. Maximum-likelihood [Li13]. MCMC
[HJY13, Lia10]. mean
[CY11, CHI13, CW12, Dic11, Huc11, LX12, LvdL16, XKB16]. means
[BG13, FJ10, GL12, NC10, ZCX13]. measure [ZLLW13]. measured
[JMW15]. measurement [TWZ13, XMW10]. measurements [CKW+16].
measures [BV13, Ngu13]. mediation [TS12]. memory
[CL08, CL10, CHI13, PO10, RCL12]. Merging [PANS14]. method [BLN15,
BHMR14, BCL11, FKLX15, FdH15, GZ11, HH13, LM12a, LBST10, MZ15].
Methodology [DH12a]. methods [ANW12a, ACBL13, AV13, BL14, BDD10,
BD11, Cha15b, EW16, KLZ11, MDO14, SHMD13, SR14, WR13]. metrics
[GN11]. Metropolis [JG13, DR11, JG12, STRR15]. microarray [FFN10].
Minimax [BG13, BJNP13, DG14b, GMRZ15, HKKR11, HMV13, ISS12,
VL13, YT15, ZZ16, GL11, KP15, MW15, MJ15, SC16, Zha10, Zha13].
Minimax-optimal [YT15]. minimization
[BJL15, CL15b, KM10a, LZ11, Yen11]. minimum [YL11]. minors
[DMO08, DG12]. mis [SBK16]. mis-specification [SBK16]. Mises
[BK12, BG14, Bon11, CN13, CN14, CR15, RR12]. missing [CZ10, LW12b].
misspecification [Jan14, SZ15]. misspecified [DM12, JLP+16, Rig12].
mixed [CH12, ER14, FL12, JLP+16, RH12, SH15, STY14, SLL11].
mixed-level [SLL11]. mixing [Ler11, Ngu13]. mixture
[BTWB10, Ngu13, dJvZ10]. mixtures [HKKR11, MH11, Nor10, Rou10].
MLE [Jia13]. Möbius [HKKM10]. modal [CGTW16]. Model
[LKZ15, ASJ10, BBFGD12, BG10, BFJ11, BD15, CS12, CPW12a, CPW12b,
CHI14, CL13c, Chi11, Des15, DN11, EJ10, FJY13, GT12, GJW10, Gro14,
HWH13a, HWH13b, HMV13, HL13, HSY+13, JMW15, JLP+16, KP15,
LM12b, LS14, Ler11, LYW+11, LZA15, LY11, Liu13, MZ15, MGC10, PP14,
QWW16, RWL10, RZ12, RPF13, SZ15, SYZL14, Wai12, WXZC10, WXQL14,
Yua12, ZL11a, ZW15, Zhe13a, ZLK12]. model-free
[HWH13a, HWH13b, MZ15]. Modeling
[HM10, JKL12, SW12, CMW14, CF16, LY12]. Models
[Ano10, Fuh10, Jen10, ASFJ10, ATHW12, AV13, BL12, BL14, BD14, BB16a,
BM15, BC11a, BF12, BS14, BCL11, BG14, BJR16, Bow10, BD13, BPE14,
Bul14, BTWB10, CR15, CL13a, CTW16, CD13, CHM11, CLLW15, CS15,
CHL16, CH12, CHZ11, DMS12, DS13, DPZ13, DG14a, DN11, DGT16,
DMOvH11, DM12, DKZ13, DFS11, DML10, FS10, FLM11, FL12, FL16,
FLW16, FR12, FDD12, FZ13, Fuh06, GL12, Gol10, HA13, HR11, HHW10,
IP11, Jac10, JFF10, JW11, JL14, KLZ11, KLN12, KRD10, Kat13, KR11a,
KS11, KMH14, KGC10, LMP10, LMP12a, LMP12b, LR15, LXQ16, Lei16,
LM12d, LKZ15, LLLT10, LJ10, LJ11, LHY+12, LW13, Ma12, MCLX15,
MH16, MW16, MJ15, Ngu13, PBPD14, PS10, RSZZ15, Rig12, RH12, Røy12,
SvdAW14, SR13, SC13, SC15, SD12, SBK16, SW16b, STD10, TW15, Uhl12].
models
[VR12, VV10, Vim10, WLLC11, WP12, WXQL14, XMW10, XZC12, XZ12,
YLZ16, YS12, ZL11a, ZHCC11, ZW12, ZW15, ZZ16, ZLZ12, Zhe15, ZL11c].



14

Moderate [Gao13, CSWX16, GZ11, LS10, LS13]. modern [BM14, BKM16].
modified [GZ16]. modularity [Bow10]. modulated [DZ14]. Moment
[CHI13, CI11, DS13, LJ10, LJ11]. Moments
[DMO08, DG12, BHMR14, BCL11, BMBM15]. monitoring [PR12, ZH10].
Monotone [AS11, GJ15, WZ12]. Monotonic [Yu10]. Monro [BF12].
Monte [Atc11, BDD10, CDO11, FJ10, FMP11, GRD13, MDO14]. most
[Joh13]. motif [WR13]. motion [ASJ10]. moving [DS11, JPV10]. Multi
[AZ12, BPD14, CW15, PR13, XS13]. multi-armed [PR13].
multi-bandwidth [BPD14]. Multi-objective [AZ12]. multi-sample
[CW15]. multi-sensor [XS13]. multidimensional [LPS08, LP10]. Multiple
[ABR10b, SGA11, ZFY11, ACCP11, BCFG11, CJ10, CHM11, Chi11, DZ14,
Fry14, HPŠ10a, KY10, LZ11, Li16a, MMB11, NS11, PHW11, SS13, TS12,
ZYFW14]. multiple-output [HPŠ10a]. multiplicative [ACF12].
multiplicity [SB10]. multiplier [CCK13]. Multiscale [SHMD13].
multispiked [OMH14]. multistage [Cha15b]. multitiered [BB16a].
Multivariate [HPŠ10a, Lep13, ZLK12, BGvZ12, BW11, BJR16, CEdH11,
CW12, DP13, FdHM15, JP15, OWJ11, SS11b, SW10b, YG16].

Natural [DMS13b]. Near [Bul16, NW11]. Near-optimal [Bul16]. nearest
[BCR10, GKM16, Sam12]. Nearly [Por12, Zha10, Zha13]. necessary
[ASJ10]. Needles [CvdV12]. neighbor [BCR10, GKM16]. neighbour
[Sam12]. nested [SLQ14]. nets [Dic11]. network [ACCD11, BCL11, CW14].
networks [ACBL13, ACV14, BB15, LLV16, ZLZ12]. Neumann [Kol11].
nodes [CL15a]. noise
[CN13, El 10b, EW16, GNZ10, HJ10, JPV10, Mei11, NW11, SH14]. Noisy
[ANW12b, BHMR14, BJNP13, Bul14, CLM16, KLT11, LW12b, Rei11, Wan13].
non [LvdL16]. non-unique [LvdL16]. Nonasymptotic
[KP15, Lev15, ABR10a, ABR10b, FLRB13]. Nonconcave [XZC12].
nonconvex [LYL16, WKL13, WLZ14]. nonconvexity [LW12b]. nonexact
[LM12c]. nonhighly [JFF10]. Nonlinear
[CM12, LW12a, DS13, FKLZ15, Hua10a, Jac10, LLC13, LAL11, LTG16,
MCLX15, MS10b, PP14, WP12, XMW10, YS12, ZW15]. nonnegative
[JT15, KRS15]. nonnull [CJ10]. Nonparametric
[ASFJ10, BCZ10, BV13, CN13, CGTW16, CHLP14, DH12b, DHZ16, DB16,
Efr13, FFN10, GPPVW14, GJ15, JY11, JPSZ10, Lam16, MRS12, SS11b,
SW10b, SC15, Vog12, ZW15, Zho10, ZYFW14, BFT13, BCW14, Bul13, CN14,
Cas15, CTW16, CHM11, CS15, CF16, Gao13, Gho15, HH13, HHW10, JMR14,
Kat13, LH10b, LJ11, LW10, LY11, LM15, MZ15, Nic15, QP16, Rou10,
RCL12, Rou15, SY12, Sch13, SvdVvZ15a, SvdVvZ15b, YT15, YG16, dJvZ10].
nonparametrically [MRS12]. nonparanormal [XZ12]. nonregular
[BG14]. nonsmooth [CL11]. nonstandard [NBL13]. nonstationary
[FZ13, GRSP15, Jac10, WP12, Zho10, Zho14b]. norm
[Cas14, KLT11, Lep13, YG16]. normal [CW12, CH12, JY13, Zho14a].
normality [BCCZ13, HPWW11, RSZZ15, YFG13]. normalization
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[OR10, OB13, SB15]. normalized [CSWX16, Tod15]. Note [Khm13, DM11].
NP [BFJ11, FS10]. NP-dimensionality [BFJ11, FS10]. NPV [KF11].
Nuclear [KLT11]. Nuclear-norm [KLT11]. null [CJ10]. number
[Bon11, LY12, Wan11, WXQL14]. numerical [XMW10].

objective [AZ12, MGC10]. objects [LKA10, Mül16]. observations
[BHMR14, DPZ13, Rei11]. observed [ASJ12, Mas13, ZJS11]. obtain
[JG12, JG13, KP11]. occupation [LTT13]. off [SS13]. offs [WBS16]. one
[BB10, CZ15a, JMR14, LK10, Wan10, ZPMX11]. one-eighth [ZPMX11].
one-sided [JMR14, LK10, Wan10]. one-sixteenth [ZPMX11]. online
[GRSP15]. only [ZJS11]. open [Jia13]. opinions [PANS14]. Optimal
[ANW12b, BD14, BGvZ12, BR13, BD13, BSW11, CJ10, CZZ10, CY11, CZ12,
CMW13, CLZ16, CKW+16, CLM16, CW15, CK15, DPZ13, DS16, DPZ16,
FJY13, Gun12, HP10, HPV10, LR14, Ler11, LZA15, QWW16, Sam12,
TWZ13, Wal10, WLZ14, XKB16, Zhe13a, AZ12, Bul16, CL11, CGM+13,
CCG16, DRZ12, DM11, DMS12, DMS13a, DG14a, DMG15, Dic11, Fel12,
GLZ15, GZ15, HYS15, JJ12, KLT11, LPvdGT11, LvdL16, MS10b, RT11a,
SH15, SW10a, SLL11, TL13, YS12, YT15, Yu10, Zha13, Zhe13b, Zhe15].
optimalities [RSZZ15]. optimality
[BCFG11, FXZ14, GL11, HYS15, MMB11, PT10, XH12]. Optimization
[LLV16, BM14, BKM16, CS12, CPW12a, CPW12b, FKLX15, GT12, HPŠ10a,
LM12b, MH16, RZ12, Wai12, Yua12]. Optimum [PP14, STY14]. Optional
[WM10]. Oracally [WLCY14]. Oracle [CL13b, GL11, HSY+13, Lep13,
LPvdGT11, DS12, FXZ14, Gol10, LM12c, Lep15]. Order
[KA10, Bac11, Bel10, BPE14, CL13b, DP13, DS11, DG14a, Dic11, EG12,
FZ16, Jir12, Li14, LC10, Loh15, SH15, YL14]. ordered [DP13, NC10].
orders [BW11]. ordinary [QZ10, XMW10]. Ornstein [HA13]. orthogonal
[GX14, HQ14, HT14]. Osband [FZ16]. other [CGS15, El 10a, JR13].
outcome [LvdL16]. outcomes [JMW15]. outlier [CL15a]. outliers
[Des15, SC12]. output [HPŠ10a]. overcomplete [Pen16].

panel [BL14, KLZ16]. Parameter
[PL11, Des15, Fel12, HW16b, MS10b, TW13]. parameters
[DN11, QZ10, XKB16]. Parametric [LY11, Spo12]. parametricness [LY11].
parsimonious [BSW12]. Partial [HJY16, SR14, BW11, DH12a, LYW+11,
WXZC10, WLLC11, WXQL14, ZL11a]. partial-linear [LYW+11, WXZC10].
Partially [SW16a, WZ12, CLLW15, CS15, DGT16, JMW15, KLZ11,
LLLT10, Ma12, ZCL16]. particle [CL13a, WL14]. partitioning [BCDD14].
Pastur [LAP15]. path [TT11]. Pauli [CKW+16]. PCA
[AW12, BJNP13, CMW13, GZ15, KNV15, LV15]. peaks [SGA11].
penalization [Kol11, KLT11]. Penalized [CZW11, DML10, BC11a, BPE14,
FXZ14, LM12a, LYL16, WKL13, XZC12, vdGB13]. penalty [Zha10].
clustered [CHL16]. Performance [QM11]. periodogram [LS10].
permutation [ABFRB15, CR13, KR11b, MMB11, SR15]. permutations
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[Muk16]. persistence [FLR+14]. perspective [Cha14]. Perturbation
[ZIC12, JP13]. Peter [Che16, CF16, Del16, Mül16, Sam16]. Phase
[CY11, CLM16, JJ12, PZ16, SW13]. phenomenon
[CN14, DM11, TBK12, Yan10]. phylogenetic [Nye11]. Pickands [BDV11].
piecewise [Tib14]. Pivotal [BCW14]. planar [Huc11]. plane [HKKM10].
plus [El 10b, JPV10]. Poincaré [CCF14]. point [ABFRB15, Arm15, CZ15b,
Fry14, Jir15, MS10a, PZ16, SS11a, SBK16, XS13, ZYFW14]. points
[KPS16, KRS15]. Poisson [FLRB13]. Pólya [WM10]. polynomial
[DMS12, Tib14]. polynomials [CL11]. population [BPZ15, BS14]. posed
[ISS12, Pen16]. positions [TSP13]. possible [Pen13]. possibly
[CvdV12, JP15, LvdL16]. post [BBB+13, LSST16]. post-selection
[BBB+13, LSST16]. Posterior
[CvdV12, LJ11, PBPD14, GZ15, GN11, HRSH15, Rou10, YG16]. Power
[PHW11, GRD13, OMH13]. Power-enhanced [PHW11]. powerful [Joh13].
PPV [KF11]. precision [CLZ16, CXW13, GRD13, HJY16, Lam16, LC10].
prediction [CHI13, LZW10]. predictive [MJ15]. predictors
[CFR12, GRSP15]. presence [CL15a, JT14]. Principal
[LAL11, Nye11, BBTW11, BR13, DS13, FLW16, HPV10, JW10, LZW10,
LH10b, Ma13, VL13, WBS16]. principle [FZ16, GS10, KMS12, ZBY15].
prior [MG11, MW16]. priors
[CSHvdV15, GZ16, KvdVvZ11, NH14, RH12, Yen11, dJvZ10]. probability
[DH10, LGS11]. problem [El 10a, FLRB13, Jia13, Mei11, PR13, SB10].
problems [ABBDL10, Ano10, CLR16, CGS15, Fuh10, ISS12, Jen10, KM10a,
KvdVvZ11, Pen13, Pen16, PRCS16, TT12a, WLZ14, ZYFW14]. procedure
[BF12, DML10, MR10, MMB11, PT10, TBM11, TBK12]. procedures
[BGvZ12, BCFG11, CN14, DR15]. process
[ASJ12, Bel10, BMBM15, JP13, JP15, RCL12]. processes [ABFRB15, Bel11,
BPD14, BSV14, CGT16, CL08, CL10, CC11, CMW14, CCK14b, CGC11,
DR10, FLRB13, GRSP15, JPV10, JKL12, KLJ15, LLBM+11, Li13, LX12,
PO10, PZ16, Por12, RBS10, TWZ13, VD15, ZJS11, ZL11b]. profile [MH16].
profiling [QZ10]. profound [YS12]. programming [SH15]. programs
[El 10a]. Projected [FLW16]. projection [BBTW11]. projection-pursuit
[BBTW11]. projections [CZ15a, Lee13]. projective [Akr16]. proof
[BCZ+15]. Proper [DLP12, PDL12, EG12]. properties
[BG13, CDH13, DM12, HP10, HH12, KF11, LLBM+11, MR10, QZ10, ZHCC11].
property [CCF14]. proportion [CJ10, DR15, GHS14, RV11]. proportional
[BFJ11, LZA15, Zhe13a]. proportions [LK10, Wan10]. Provable [LW12b].
Pseudo [ACBL13, HR11, STRR15]. Pseudo-likelihood [ACBL13].
pseudo-marginal [STRR15]. pseudo-maximum [HR11]. pure
[JKL12, KLJ15, TT12b, Tod15]. pure-jump [KLJ15, TT12b, Tod15].
pursuit [BBTW11]. PWM [FdH15].

Q [GK12]. Q-learning [GK12]. quadratic
[BHMR14, El 10a, Loh15, XKB16]. QUADRO [FKLX15]. qualitative
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[SHMD13]. Quantifying [JBGWS13]. Quantile
[CL13c, EL10, HWH13a, HWH13b, Hua10b, BC11a, BM14, CCG16, Kat12,
KX14, LMP10, LMP12a, MH16, Por12, SW16a, YH12, ZPH15, Zho10].
Quantile-adaptive [HWH13a, HWH13b]. quantile-function [CL13c].
quantiles [BW11, HPŠ10a]. quantization [Lev15]. Quantum
[YFG13, CKW+16, Li14, Li16a, NS11, Wan13]. Quarticity [JR13]. Quasi
[Kat13, KM10b, CDO11, Mas13, ZL11c]. Quasi-Bayesian [Kat13].
Quasi-concave [KM10b]. quasi-likelihood [Mas13]. quasi-maximum
[ZL11c]. quasi-Monte [CDO11]. quaternary [MT13, Pho12, ZPMX11].
quotient [FKLX15].

random [AST12, And10, ACV14, CJ11, CD13, CCK13, DH10, El 10b, JP13,
JG12, JG13, KLN12, El 10c, KGC10, LX12, Loh15, Mas13, MH14, Mül16,
SBV15, SR13, STRR15, YLZ16]. random-walk [JG12, JG13].
Randomization [BB16a, HH12, MR10, PR12]. Randomization-based
[BB16a]. randomizations [BB16a, BB10]. randomized [AGL14, ZH10].
range [KPP11, LLBM+11]. rank
[BLPZ15, BSW11, BSW12, CZ15a, FH14a, HPV10, JP13, Kol11, KLT11,
KR13, KRS15, LLV16, LPZZ12, NW11, RT11b, SvdAW14, XZ12].
rank-based [HPV10, SvdAW14, XZ12]. rank-one [CZ15a]. ranking
[DMJ13]. rankings [HM10]. ranks [IP11]. Rao [DR11]. Rate
[GLZ15, GZ15, GZ16, BC15, Dic11, Liu13, NR12, SS13, WR13].
Rate-optimal [GLZ15, GZ15]. Rates
[CL13b, GN11, Han11, Rou10, ANW12b, CJ10, CZZ10, CZ12, CMW13,
CLZ16, CLM16, Cas14, Gun12, HRSH15, KLT11, LH10b, PHW11, PS10,
RT11a, RW10b, WLZ14, XQB13, ZZ16]. ratio
[CL13c, JY13, KR11b, YFG13]. Rayleigh [FKLX15]. Realized [TT12b].
recombination [CMW14]. recommendation [BCR10]. recovery
[ANW12a, CZ15a, JKNP12, LZ11, OWJ11, PR16, RT10]. rectangular
[OR10, OB13]. recurrent [LTG16]. reduced [BSW11]. reduction
[CZC10, FKLX15, KX14, LLC13, LH10a, LAL11, LLY14, MZ13, YL11].
reductions [CFR12]. refinements [CL13b]. Refining [ELL15]. region
[SW10a]. regions [ABR10a, CEdH11, PR16]. Regression
[ABT11, Arm15, AC11, BGvZ12, BC11a, BCW14, BF12, BM14, Bon11,
BD13, BCZ10, BPE14, Bul13, CLX13, CCG16, CSHvdV15, CHI14, CGS15,
CHM11, CGTW16, CS15, CJ12, DH12b, DHZ16, DS13, DPZ16, DPZ12,
DSS11, Efr13, FJR15, HPŠ10a, Hua10b, HMLZ11, Jac10, JYW14, JL14,
JW15, JMR14, Kat12, KS11, KPS16, LMP12b, LS14, LH10b, LTG16, LW12b,
MH16, MRS12, MS10a, Mei11, MPL15, NvdG13, OWJ11, Por12, RWL10,
SH14, SS11a, SS11b, SW16a, TBM11, TLT16, Vog12, WKL13, WCT11,
YH12, YT15, YD16, YG16, YC10, ZW12, Zha13, ZW15, ZPH15].
Regressions [Sch13, CFR12, Nor10]. regressors [Bon11]. regular
[CEdH11]. Regularization [BFJ11, MN10, JY16]. Regularized
[BM15, XZ12, Lam16, RWL10, YP15]. regularly [Des15]. reinforced
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[AZ12]. rejection [GS10]. Rejoinder
[CPW12b, HPŠ10b, LTTT14b, SvdVvZ15b, LTTT14a]. related [Gol10].
Relative [FR13, DML10, HL13]. relaxation [ANW12b]. relaxations
[KNV15]. Remembering [vZ11]. Rényi [HW16a, LPS08, LP10].
repeatedly [JMW15]. replicates [KP11]. Reply [Fuh10]. representations
[CM12, DS13]. reproducing [AW12, YC10]. Rerandomization [MR12].
Resampling [KP11, ABR10a, ABR10b]. Residual [CL08, CL10]. residuals
[BSV14]. resolution [GX14]. respect [LLY14]. response [DG14a, ZH10].
response-adaptive [ZH10]. responses [ZLK12]. restricted
[CGS15, LJ11, MW16]. results [ABR10a, ABR10b, GHS14, LX12]. retrieval
[CLM16]. Reversible [HJY13, Bac11, BFT13]. Rice [TLT16]. ridge
[GPPVW14]. ridges [CGW15]. Rietz [Ste11]. right [SW12].
right-censored [SW12]. Risk
[El 10a, BJL15, CEdH11, CGS15, CL15b, DG14b, DML10, KM10a, LN11].
RKHS [SSGF13]. RKHS-based [SSGF13]. Robbins [BF12]. Roberts
[PT10]. Robust [AC11, BBTW11, CL15a, DMS13a, LZ11, LPZZ12, SEC14,
CR13, EW16, FFB14, FH14a]. Robustness [Des15, TS12]. ROC [KF11].
Role [SB15]. Romano [DR15]. root [BCW14, Dic11, Por12]. root- [Por12].
roots [DS11]. ROP [CZ15a]. Rotation [AST12]. rough [PL11]. rule
[BS14, GKM16]. rules [DLP12, EG12, PDL12, QM11].

Saddlepoint [KR11b]. sample
[ACF12, BPZ15, BB16b, CW15, CQ10, DLP12, FLRB13, Gao13, JPSZ10,
LMNP15, LC12, QZ10, Spo12, XQB13, ZBY15]. Sampled
[AW12, BG13, CY11]. sampler [RH12]. samples [DMS13b, Lv13].
sampling [Cha15b, EL10, FH14b, KF11, MH13, PS10, SW13, SR13].
sandwich [KH11]. Saturated [HYS15]. scalable [FL16]. scale
[AST12, And10, CJ10, CKW+16, Des15, Efr13, HQ11, MB15, ZFY11, dJvZ10].
scaled [ZIC12]. scaling [NW11]. scan [Wal10]. scattering [BMBM15].
SCORE [Jin15]. scores [LZW10]. scoring [DLP12, EG12, KMH14, PDL12].
scrambled [Dic11]. Screening [RT11a, CTW13, CTW16, CHLP14, FS10,
FKLZ15, HWH13a, HWH13b, HJY16, KJF14, LPZZ12, MZ15, Ste11]. SDE
[Mas13]. search [BPE14]. Second [Li14, DG14a, SH15, YL14].
Second-order [Li14, DG14a, SH15, YL14]. section [BC11b]. segmentation
[AL11, Fry14]. selection [BBFGD12, BBB+13, BKM16, BSW11, BSW12,
CS12, CPW12a, CPW12b, CHI14, CZC10, CL15b, CZW11, CMKR12, CD12,
DML10, FL12, FFB14, GT12, GL11, HHW10, JJ12, JL14, Jir12, KLZ11,
KS11, LM12b, LSST16, Ler11, LKZ15, LY11, NH14, RWL10, RZ12, SW10a,
SB10, Wai12, WLLC11, WXQL14, Yen11, Yua12, Zha10, ZW15]. Self
[CSWX16, Tod15, ZL11c]. Self-normalized [CSWX16, Tod15].
self-weighted [ZL11c]. semi [CS15, LKZ15]. semi-nonparametric [CS15].
semi-varying [LKZ15]. semidefinite [KNV15]. semimartingales
[Bul16, TT12b, Tod15]. Semiparametric
[CLLW15, SvdAW14, SW16b, TS12, BF12, BK12, CR15, CTW16, CH10,
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DN11, DML10, KLZ11, LHY+12, SYZL14]. Semiparametrically [IP11].
semisupervised [ASW13]. semivarying [CHL16, LXQ16]. sensing
[Bul13, CJ11]. sensitive [ASW13]. sensitivity [BD11, TS12]. sensor [XS13].
separately [CW14]. separation [ATHW12, And10, STD10]. sequence
[YLZ16]. sequences [CvdV12]. Sequential
[PR12, XS13, ZH10, CGM+13, GS10, KF11, NJ13]. Sequentially [BDD10].
serial [FR13]. series [BM15, BYZ10, CL08, CL10, CI11, CHI13, CXW13,
HR11, JP15, KP11, LY12, LXQ16, LS10, LW10, LAP15, NBL13, PT13,
Vog12, XW12, ZS13, Zho10, Zho14b]. set [CQ10, Gun12, MW16, MT13].
sets [Cas15, FLR+14, FH14b, Gho15, LM15, NvdG13, Nic15, Rou15, SZ15,
SvdVvZ15a, SvdVvZ15b, YG16]. settings [LZW10]. several [BD13]. shape
[BG10, CLX13, CGS15, SHMD13, Vim10]. shapes [Huc11]. shared [SW16b].
shared-frailty [SW16b]. Sharp [AGL14, DS12]. shifted [BG10]. Shiryaev
[PT10]. short [CL08, CL10]. shrinkage [HMLZ11, LW12a, XKB16].
shrinking [NH14]. sided [JMR14, LK10, Wan10]. Sieve
[CGT16, XMW10, DN11, KPP11]. Sieve-based [CGT16]. Signal
[OMH14, ISS12]. signals [CW15, HJ10, JKNP12]. signed [IP11].
significance
[BMvdG14, BB14, CY14, FK14, LTTT14a, LTTT14b, LTTT14c, LZ14, Was14].
signs [BS14]. simple [HH13, YS12]. Simultaneous
[Jir12, LW10, LS10, WLCY14]. Single [CHM11, DZ14, CLLW15, CHZ11,
DGT16, JW11, JMW15, LS14, LYW+11, LLLT10, MH16, WXZC10].
Single-index
[DZ14, CLLW15, CHZ11, DGT16, LS14, LYW+11, LLLT10, MH16, WXZC10].
Singular [Cha15a, DG14b, GPPVW12]. singularities [Pen13]. sixteenth
[ZPMX11]. size [BGvZ12]. sizes [DB16, Ma12]. slab [Yen11]. sliced [JL14].
SLOPE [SC16]. smallest [LK10, Wan10]. smooth
[CR15, Dic11, KR13, LMP10, LMP12a, Nor10]. smoothed [GJW10, Gro14].
smoothing [CDH13, JMW15, SC13, ZS13]. smoothness [Loh15, SS13].
Solution [Pen16, TT11]. solutions [LYL16]. solve [KNV15]. Some
[ABR10a, ABR10b, LX12, LK10, Ano10, BCFG11, CL13a, Fuh10, Jen10,
MMNP15]. Space [Ano10, Fuh10, Jen10, AST12, Fuh06, HQ14, LH10a,
Nye11, PT13, PM16a, SLQ14, TW13, YC10]. space-filling [HQ14, SLQ14].
spaced [BLN15, Loh15]. spaces
[AW12, CDO11, DLP12, DS13, GKM16, Lev15]. SPADES [BTWB10].
Sparse [CMW13, KP15, Ma13, RT10, SWDW11, ACBL13, ACCP11, BM15,
BC11a, BR13, BJNP13, CZ12, CLZ16, CEL16, CLM16, CvdV12, CSHvdV15,
CW15, CZC10, FJY13, FRW15, GMRZ15, GZ15, HJ10, HJY13, HMLZ11,
JKNP12, KNV15, LV15, MJ15, MPL15, NvdG13, PBPD14, RT11a, TWZ13,
VL13, WLZ14, WBS16, XZC12, Zha13, ZW16, vdGB13]. Sparsistency
[LV15]. Sparsity
[KY10, BCFG11, HZ10, LPvdGT11, NR12, SC16, SS13, ZCX13]. spatial
[BLN15, SYZL14, Wal10]. Spatially [Bul13, Pen13]. Spatially-adaptive
[Bul13]. Spearman [BLPZ15]. special [BC11b]. specification
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[HL13, LKZ15, SBK16, WP12]. Spectral
[BLPZ15, Bel10, RCY11, AS11, DMS13b, FJ10, GNZ10, JPSZ10, JY16,
KH11, LR15, RCL12, SB15, SWY15, XQB13, ZBY15]. spectrum [El 10c].
spherical [KNP11]. sphericity [OMH13]. spike [Yen11]. spline
[JMW15, Ma12, SC13, WZ12]. square [BCW14, Dic11]. square-root
[BCW14]. squared [CHI13]. squares [AC11, Cha14, DH12a, Jac10, SS11b].
stage [BGvZ12, TBM11]. State
[Ano10, Fuh10, Jen10, CKW+16, CDO11, Fuh06, Wan13]. statements
[SHMD13]. states [Li16a]. stationarity [HBT16]. stationary
[Ler11, PO10, PT13, Ver10, Vog12, VD15, XW12]. Statist [Fuh10, Jen10].
statistic [LS13, SR15]. Statistical [BL12, Bel11, BCR10, FH14a, LvdL16,
WBS16, ANW12a, Chi11, LKA10, LLY14, WLZ14]. statistics [BLPZ15,
DMS13b, ELL15, KR11b, Lah10, SSGF13, Tod15, Wal10, ZBY15, Zho14b].
status [GJW10, TBK12, WZ12]. step [DB16, JPSZ10, Ma12]. step-sizes
[DB16]. Stochastic [Bow10, WCT11, BCCZ13, DP13, DB16, Jac10, KRD10,
LR15, Lei16, Lia10, RCY11, SB15, SS11a, ZZ16, ZLZ12]. strategies [PS10].
strategy [LvdL16]. Straw [CvdV12]. strength [HT14]. Strong
[FXZ14, HT14]. Structural [BD15, DFS11, FDD12]. Structure
[KLZ16, LW13, ATHW12, BJR16, CJ11, CHLP14, CS15, Lep13, LKZ15].
studentized [Lah10]. study [ACF12, JLP+16, KP15]. sub [GRSP15].
sub-linear [GRSP15]. subclass [Vim10]. subexponential [LM12c]. subject
[XH12, Zhe13b]. submatrix [MW15]. Subsampling [BB15, FH14b, RS12].
subset [BKM16, Jia13]. subspace [SC12, SEC14, VL13]. subspaces [LZ11].
Substitution [ZBY15]. Successive [OR10, OB13, ASJ12]. Sufficient
[YL11, CZC10, CFR12, LLC13, LAL11, MZ13, VR12]. sums [CCK13]. sup
[Lep13]. sup-norm [Lep13]. supersaturated [SLL11]. supervised
[FKLX15]. Support [OWJ11, Gun12, LAL11, PR16]. suprema [CCK14b].
Supremum [YG16, Cas14]. Sure [FS10, CTW13]. surface [DG14a, JY11].
survival [SW12]. symmetric [IP11]. symmetries [GL12]. systems
[MMNP15].

Table [Ano16c, Ano16d]. tables [BB10]. tail [CEKL15, EKS12]. tailed
[BJL15]. tensor [WZ12]. Test
[QC12, BDV11, BMvdG14, BB14, CY14, CQ10, FK14, JP13, Lei16,
LTTT14a, LTTT14b, LTTT14c, LZ14, SR15, WP12, Was14, YP15]. Testing
[ASJ11, CL11, Hua10a, KLJ15, ABBDL10, ACCP11, Arm15, BCFG11, CJ10,
CJ11, CEL16, CEKL15, CQ10, Chi11, DH12b, DZ14, HPV10, HL13, Khm13,
Li14, LLLT10, MMB11, MPL15, NJ13, NS11, PANS14, SGA11, SSGF13,
ZFY11, ZBY15]. Tests [ZPW13, ZCX13, ASFJ10, ABFRB15, ABR10b,
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LS10, LS13, OMH13, PR12, VV10]. TFT [KP11]. TFT-bootstrap [KP11].
th [Pho12]. th-fractions [Pho12]. their [KH11, LW13]. theorem
[BK12, BG14, CR15, DN11, HQ14, LS13, MH11, RR12]. theorems
[Bon11, CN13, DR10, JPV10, JY13]. theoretic [AL11]. Theoretical
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[QP16, ZHCC11]. Theory [BL14, Akr16, CL13a, CHI14, CGW15, DH12a,
FdH15, HA13, LLC13, MH14, MT13, Spo12, TL13, TS12, VR12]. three
[HT14]. thresholded [CLM16]. thresholding
[CY12, DG14b, KA10, Ma13, NR12, SWDW11, Cha15a]. Tight [CD12].
Time [ZW15, ASFJ10, BM15, BYZ10, Bel11, Bul14, CEL16, CL08, CL10,
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LXQ16, LS10, LW10, LAP15, NBL13, PT13, Vog12, XW12, XMW10, ZJS11,
ZW12, ZS13, Zho10, Zho14b]. time-changed [Bel11]. time-changes [Bul14].
time-frequency [CEL16]. Time-varying [ZW15, XMW10, ZW12]. times
[LTT13, ZJS11]. tomography [CKW+16, Wan13]. tool [KMS12]. trace
[KH11]. trace-class [KH11]. Tracy [HPZ16]. Trade [SS13, WBS16].
Trade-off [SS13]. trade-offs [WBS16]. Trajectory [Lia10]. transfer
[KMS12]. transformation [JG12, JG13, PM16a]. transformations
[KRD10]. transformed [SW10b]. transforms [TT12b]. transition [CY11].
transport [CCG16]. treatment [LvdL16, QM11]. tree
[HA13, Huc11, WM10]. trees [Nye11]. Trek [STD10, FDD12]. trend [Tib14].
trials [AZ12, ZH10]. trigonometric [ZPMX11]. truncated [SW12].
Twisted [WL14]. Two [BB10, LC12, Ma12, BGvZ12, CQ10, DMS12, EG12,
FLRB13, LK10, SW13, TBM11, Wan10, Zhe15]. two-phase [SW13].
two-sample [CQ10, FLRB13]. two-stage [BGvZ12, TBM11]. Two-step
[Ma12]. type [CSWX16, DKL12, HPZ16, LS10].

Uhlenbeck [HA13]. ultra [CHLP14, FL16, LKZ15, SW16a, WKL13, ZPH15].
ultra-high [CHLP14, LKZ15, SW16a, WKL13, ZPH15]. ultra-large [FL16].
unbiased [JT15, Zha10]. uncertainty [BD15, RT10]. underestimation
[El 10a]. understanding [CD13]. Unexpected [CDH13, PM16b]. Uniform
[CI11, Jir15, LH10b, TXL12, BSV14, LN11, RS12]. Uniformly [Joh13].
union [OWJ11]. unique [LvdL16]. Unit [DS11]. universal [Gol10, Cha15a].
Universality [BPZ15, PY12]. Universally [TSP13, Zhe13b, Zhe15].
unknown [CW12, SC16]. upper [CGM+13]. UPS [JJ12]. urn [ZHCC11].
using [AL11, BPD14, BCDD14, DRZ12, Des15, ELL15, Hua10a, KRD10,
Pen16, RWL10, WCT11, Yen11, dJvZ10].

Valid [BBB+13, HPWW11]. validation [XH12]. validity [KPP11, RS12].
Value [Cha15a, BDV11, DG14b, ELL15, FdH15]. valued [LKA10]. values
[CZ10, EJ10]. vanilla [DR11]. variability [HM10]. Variable
[FL12, HHW10, JL14, JG12, JG13, Bac11, BBFGD12, BSW12, CS12,
CPW12a, CPW12b, CZC10, CZW11, CD12, DML10, Efr13, FFB14, GT12,
HWH13a, HWH13b, JJ12, KLZ11, KS11, LM12b, NH14, RZ12, SB10, Wai12,
WLLC11, Yen11, Yua12, Zha10]. variable-order [Bac11].
variable-selection [SB10]. variables [AV13, CMKR12, Kat13]. variance
[And10, AGL14, Atc11, CGT16, FFN10, FJ10, XKB16, YL11]. variances
[MDO14]. variants [KH11]. variate [Zho14a]. variation
[BS14, CEdH11, JT14, PZ16]. variational [BCCZ13, HPWW11]. variations
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[Loh15]. various [Ler11]. varying [Des15, GRSP15, KLZ11, KP15, LMP12b,
LKZ15, LX12, SBK16, XMW10, ZW12, ZW15, ZLK12]. varying-coefficient
[KLZ11]. Vast [WZ10]. Vector [CCG16, Lev15, LAL11]. vectors [CCK13].
vertex [TSP13]. very [HP10]. via [ANW12b, BC15, BCW14, Bel11, BM14,
BKM16, BGK10, BSV14, CZ15a, CLM16, CS12, CPW12a, CPW12b, CK15,
CL15b, DR15, FKLX15, GT12, HW16a, JL14, LM12b, LLV16, Lep15, Li13,
Loh15, NC10, RZ12, SY12, TLT16, Tib14, Tod15, Wai12, Yua12, ZFY11].
Volatility [LTT13, JR13, JP13, JT14, KRD10, Rei11, TWZ13, WZ10].

walk [JG12, JG13, STRR15]. Walker [Jir12]. wavelet [LN11]. weak
[BSV14, Lah10]. Weakly [HK10]. weighing [CK15]. Weighted
[SW13, Sam12, Zho14b, ZL11c]. Westfall [MMB11]. whether [ASJ11].
white [CN13, GNZ10, Mei11]. wide [JLP+16]. Widom [HPZ16]. Wild
[Fry14, FLRB13]. Wirtinger [CLM16]. wise [PHW11, ZCX13]. Wishart
[DMO08, DG12, HKKR11, KR11a]. within [CGC11]. Wolf [DR15]. work
[Roj11, Sam16].
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Annals of Statistics, 42(5):2026–2057, October 2014. CODEN
ASTSC7. ISSN 0090-5364. URL http://projecteuclid.org/

euclid.aos/1410440633.

Bull:2016:NOE

[Bul16] Adam D. Bull. Near-optimal estimation of jump activity in
semimartingales. Annals of Statistics, 44(1):58–86, February
2016. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1449755957.

Bucher:2013:NIL
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ate quantiles and multiple-output regression quantiles: From L1

optimization to halfspace depth. Annals of Statistics, 38(2):635–
669, April 2010. CODEN ASTSC7. ISSN 0090-5364. URL http:

//projecteuclid.org/euclid.aos/1266586607.

Hallin:2010:R
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[MGC10] Eĺıas Moreno, F. Javier Girón, and George Casella. Consis-
tency of objective Bayes factors as the model dimension grows.
Annals of Statistics, 38(4):1937–1952, August 2010. CODEN
ASTSC7. ISSN 0090-5364. URL http://projecteuclid.org/

euclid.aos/1278861238.

McCullagh:2011:BTI

[MH11] Peter McCullagh and Han Han. On Bayes’s theorem for im-
proper mixtures. Annals of Statistics, 39(4):2007–2020, Au-
gust 2011. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1314190621.

Miller:2013:ESC

[MH13] Jeffrey W. Miller and Matthew T. Harrison. Exact sampling and
counting for fixed-margin matrices. Annals of Statistics, 41(3):
1569–1592, June 2013. CODEN ASTSC7. ISSN 0090-5364. URL
http://projecteuclid.org/euclid.aos/1375362560.



REFERENCES 101

McElroy:2014:ATC

[MH14] Tucker S. McElroy and Scott H. Holan. Asymptotic theory of
cepstral random fields. Annals of Statistics, 42(1):64–86, Febru-
ary 2014. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1389795745.

Ma:2016:ISI

[MH16] Shujie Ma and Xuming He. Inference for single-index quantile
regression models with profile optimization. Annals of Statistics,
44(3):1234–1268, June 2016. CODEN ASTSC7. ISSN 0090-5364.
URL http://projecteuclid.org/euclid.aos/1460381692.

Mukherjee:2015:EME

[MJ15] Gourab Mukherjee and Iain M. Johnstone. Exact minimax
estimation of the predictive density in sparse Gaussian mod-
els. Annals of Statistics, 43(3):937–961, June 2015. CODEN
ASTSC7. ISSN 0090-5364. URL http://projecteuclid.org/

euclid.aos/1431695634.

Meinshausen:2011:AOW

[MMB11] Nicolai Meinshausen, Marloes H. Maathuis, and Peter Bühlmann.
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